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$\{B(t), 0\leq t\leq 1\}$ $\sigma(r, x)$ $u_{t,x}$)
. $\sigma(t, x)$ , $x$) Lipschitz liner growth
SDE (1. 1) $\{X(t), 0\leq t\leq 1\}$
$\{y_{k}, k\geq 1\}$ Euler-
Maruyama 2 $D[0,1]$
$\{Y_{n}(t), 0\leq t\leq 1\}$ $\{z_{n}(r), 0\leq r\leq 1\}$ .
$y_{k}:=X_{0}+ \sum_{j=1}^{k}o(\frac{j-1}{n},$ $y_{j-1}) \eta_{j}+\sum_{j=1}^{k}b(\frac{j-1}{n},$ $y_{j-1})/n$, $k=0,1\cdots,$ $n$,
. $\{\eta_{k}\}$ $i.i$ .d.
$\eta_{k};=B(\frac{k}{n})-B(\frac{k-1}{n})$ $k=1\cdots,n$ .
(1. 2)
$\int Y_{n}(t):=y_{k}$ , $k/n\leq t<(k+1)/n$ , $k=0.\cdots,n-1$
1 $Y_{n}(1):=y_{n}$ ,
(1. 3) $Z_{n}(t):=X_{0}+ \int_{0^{t}}\sigma_{n}(u)dB(u)+\int_{0^{t}}b_{n}(u)du_{7}$ $0\leq t\leq 1$ .
$\sigma_{n}(t):=\sigma_{n}(\frac{k-1}{n},y_{k-1})$ $k/n\leq t\leq(k+1)/n$ , $k=0,$ $\cdots,$ $n-1$
$b_{n}(t):=b_{n}( \frac{k-1}{n},$ $y_{k-1})$ $k/n\leq t\leq(k+1)/n$ , $k=0,$ $\cdots,$ $n-1$ .




$Y_{n}(t)$ $Z_{n}(t)$ $t=k/n,$ $k=0,$ $\cdots,$ $n$ .
( 1)
$Y_{n}(t),$ $Z_{n}(t)$ X(
(Gihman-Sko ro ho $d$ $(1979)$ , Sh imizu (1984),
Kan ag awa (1988)).
1. $\circ(t,x),$ $u_{t,x}$ )
(1. 4) $b(t, x)-\sigma(s, y)f+|\aleph t,$ $x$) $-4s,$ $y$)$|^{2}\leq K_{1}(\mathfrak{b}-y|^{2}+b-s|^{2})$




(1. 6) $E( \max_{\leq t\leq}|X(t)-Y_{n}(t)|^{p})=o(n^{-p/2}(\log n)^{\epsilon})$ as $narrow\infty$
for some $\epsilon>p/2$ ,
(1. 7) $E( \max|X(t)-Z_{n}(t)|^{p})=o(n^{-p/2})$ as $narrow\infty$.
$\{\xi_{k}\}$
. Kanagawa (1989) $\{\xi_{k}\}$ $i.i.d$ . $2+\delta$
.
2. $\{\xi_{k},$ $k\geq 1\}$ $i.i.d$ .
$E(\xi_{1})=0,$ $E(\xi_{1}^{2})=1E(\xi_{1}^{2+\delta})<\infty$ for some $\delta>0$.
$\{x_{k}, k\geq 1\}$
$x_{k}:=X_{0}+ \sum_{j=1}^{k}\sigma(\frac{j-1}{n},$ $x_{j-1}) \xi_{j}/\sqrt{n}+\sum_{j=1}^{k}b(\frac{j-1}{n},$ $x_{j-1})/n$, $k=0,1\cdots,r$
$\{x_{k}\}$ $\{X_{n}(t), 0\leq t\leq 1\}$ .
$rx_{n}(t):=x_{k}$ , $k/n\leq t<(k+1)/n$ , $k=0.\cdots,n-1$
$\{[X_{n}(1):=x_{n}$ .
$\{x_{n}(r), 0\leq t\leq 1\}$ $\{X(t), 0\leq t\leq 1\}$
. $p\geq 2$
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(1. 8) $E(_{0^{\max_{\leq r\leq 1}}}|X(t)-X_{n}(t)|^{p})=o(n^{-p\delta/2(2+\delta)}(\log n)^{\epsilon})$ as $narrow\infty$
for any $\epsilon>(2+\delta)^{2}/2(3+\delta)$ ,





3. $\{\eta_{k}, k\geq 1\}$ $i.i.d$ . $E(\eta_{1})=0,$ $E(\eta_{1}^{2})=1$ .
$v(F, \Phi):=\int_{0^{1}}|F^{-1}(x)-\Phi^{-1}(x)|dx$,
$F^{-1}(x):= \inf\{s:F(s)>x\},$ $\Phi^{-1}(x):=\inf\{s:\Phi(s)>x\}$ .
$\{X_{n}(t), 0\leq t\leq 1\}$ $\{X(t), 0\leq t\leq 1\}$
. $n$ $p\geq 2,$ $\epsilon>p/2$
(1.9) $E( \max|X(t)-X_{n}(t)|^{p})=\max\{K_{3}\langle F,\Phi)^{p/2},$ $K_{4}n^{-p/2}(\log n)^{\epsilon}\}$,




(2. 1) $E( \max|X(u)-X_{n}(u)|^{p})^{1/p}\leq E(_{0^{\max_{\leq u\leq t}}}|X(u)-Y_{n}(u)|^{p})^{1l}p$
$+E( \max|X_{n}(u)-Y_{n}(u)|^{p})^{1/p}$ ,
$Y_{n}(t)$ (1.2) . $X_{n}(t)$ $Y_{n}(r)$
$k/n\leq t<(k+1)/n,$ $k=0,$ $L\cdots,n-1$
(2.2) $E( \max|X_{n}(u)-Y_{n}(u)|^{p})\leq E(\max|x_{i}-y_{i}|^{p})$
$=:I_{1}+I_{2}+I_{3}$ ,





(2. 3) $\eta_{k}:=\frac{1}{\sqrt{n}}\Phi^{-1}(F(\xi_{k}))$, $k=12\cdots,$ $n$
$\{\eta_{k}\}$ $i.i.d$ . $N(0,1/n)$ $\{\eta_{k}\}$
.
$\{s_{k}\}$ $\mathcal{F}_{k}:=\sigma\{\xi_{1}, \cdots,\xi_{k}\}$ -adapted
Doob (1.5)







(2.6) $I_{1}\leq K_{10}v(F,\Phi)^{p/2}$ .
(2. 7)
(2.8)
$(2.2)$ (2.6) -(2.8) $0\leq t\leq 1$
$E( \max|X_{n}(u)-Y_{n}(u)|^{p})\leq K_{10}v(F,\Phi)^{p/2}$
$+K_{13} \int_{0^{t}}E(_{0^{\max_{\leq u\leq s}}}|X_{n}(u)-Y_{n}(u)|^{p}b^{s}\cdot$
Gro nwall
(2.9) $E( \max|X_{n}(u)-Y_{n}(u)|^{p})\leq K_{14}v(F,\Phi)^{p/2}$ .
1 (1.6) $(2.1)$ (2.9) 3 .
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